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CMO GS CW35G1 QA4 Sotaes

Scenario Report (Intex)

‘ Generated: 07/08/2003 11:42:05 Page 1 of 1
CUSsIP Monthly As Of 7/03  Pricing 7/7/03  Original  35,111,111.11
Description: Senior 3 Settle 8/29/03 Balance 35,111,111.11
Coupon: 4.500% NextProj  9/25/03 Factor 1.00000000
Collateral: Cpn 4.50 WAC 520 WAM 178 WALA 1 Stated Final 0/0/00 Delay 24

Historical CPR’s:  7/03= 6/03= 5/03= 3mo= ©6mo= [2mo= SI=
Curve: 3m= 6m= lyr= 2yr= 3yr= 4yr= 5yr= 7yr= 10yr= 30yr=

Input _ . Qutput CPR CPR CPR CPR CPR CPR

PREPAY 6 . 9 18 24 30 36
OIMLIB - 1.111 +0 +0 +0 +0 +0 +
Cleanup YES YES YES YES YES YES

AvLife 6.052 5.207 3.424 2.697 2.179 1.794
Price Window 5/03-1/16 9/03-2/15 9/03-12/11 9/03-5/10 5/03-2/09 9/03-2/08

100-14+ . Yield 4.391 4.369 4.292 4.231 4.164 4.089

All information ined herein, wheth : regarding assets backing any sec urities discussed herein or otherwise, is preliminary and will be superseded by the applicable
r information subseguently filed with the Securities and Exchange Commission ("SEC”). This materialis for your private information,

prospectus supplement and by any othe e‘{f
and we are nat soliciting aay action based upon it. Certain transactions give rise to substantial risk and are rot suitable for all investors. We, or perso as invo.
in the preparation or issuance of this malerial, may from time 1o time, ha ve long or short posilions in, and buy or sell, securities, fitures or options iden tical with or

related m those mentioned herein. We make no representation that any tra nsaction can or could be effected at the indicated prices. This material may be fi led with the
SEC and incorparated by reference into an effective registration statement previously filed with the SEC. Information contained in this material is current as of the

date appearing ox this material anly. The information herein has been pro vided solely by Goldman, Sachs & Cn,, acting as underwriter and not as agent of the issuer or
any of the issuer's affiliates, in reliance on information regarding the c ollateral furnished by the issuer. Neither the issuer of the certificates nor Gold man, Sachs

& Co, nor any of their affiliates makes any representation as ta the accur acy or emy[ercness of the information herein. The information contained in this m aterial ma
be based on assumptinns regarding market conditions and ather matters as r eflected therein. We make no representations regarding the r hleness af such iptd
ar the likelikood that any of such iptions will coincide with actual m arket conditians or events, and this material shauld not be relied upon for such pu rpases. In
additinn, we mutually agree that, subject 1o applicable law, you may discl ose any and all aspects of any potential tr ion or structure described herein that are
necessary to support any U.S. federal income tax benefits, without Goldman Sachs imposing any limitation of any kind. Further information regarding this mate rial may
be obtained upon reguest. |




cwhl 35 - group 1

Balance
$500,000,000.00
Settiement 31-Jul-2003'
1st Pay Date 25-Aug-2003

Tranche Rating Balance

Name ‘

FB1 62,573,333.33
$B1 36,226,666.67
FB2 62573,333.33
sB2 36,226,666.67
QB1 19,760,000.00
QB2 19,760,000.00
QB3 19,760,000.00
QB4 19,760,000.00
QB5 19,760,000.00
QB6 197,600,000.00
SUBORD 6,000,000.00
Pay Rules

Pay FB1, SB1, FB2, SB2, Q1, G2, Q3, Q4, 05, Q6 prorata to zero.

Collateral
WAC WAM WAL
53 178 41
Assumptions
Prepay 350 PSA
Coupon Principal Avg Dated
Window Life Date
1.56 08/03 - 05/18 4.1 25-Jul-03
10.26 08/03 - 05/18 4.1 25-Jul-03
1.51 0B/03 - 05/18 41 25-Jul-03
10.34636363 0B/03 - 05/18 44 25-Jul-03
3.75 08/03 - 05/18 4.1 01-Jul03
4 08/03 - 05/18 4.1 01-Jul03
425 08/03 - 05/18 4.4 01-Jul03
4.5 08/03- 05/18 4.4 01-Jul03
4.75 08/03 - 05/18 4.1 01-Jul-03
5 08/03 - 05/18 4.1 01-Jul03
4.75 08/03 - 05/18 7.1 01-Jul03

0 delay, Libor + 45bps, 7.5 cap
0 defay, 12.17727273 - 1.72727273
0 delay, Libor + 40bps, 7.5 cap
0 delay, 12.26363636-1.72727273"




Mlibor, 0 floor

libor, 0 floor




CWHL 03-35 Group2

! Coliateral
Balance | WAC WAM WAL
$400,000,000.00 52 178 4.1215

; Assumptions
Settlement 31-Jul-2003 Prepay 350 PSA
1stPay Dats 25-Aug-2003 Libor start 1.1
Tranche Rating Bafance Coupon  FPrincipal Avg Dated Notes
Name | Window  Life Date
FA1 71,100,000.00 156 08/03-0518 408372 25-Ju03  FLT 0 delay, Libor +45bps, 7.5 cap
SA1 47,400,000.00 8910803-0518 408372 26Ju03  INV O delay, 10.575-1.5%%bor, 0 floor
FA2 71,100,000.00 151 08/03-0518  40837225JuH03  FLT  Odelay, Libor +40bps, 7.5 cap
SA2 47,400,00000  8.96508/03-0518  4.0837225.Ju03  INV O delay, 10.65-1.5"libor, O floor
QA1 17 555,555.56 3750803-05/18  4.08372 01-Juk03  FIX ‘
QA2 17,655,555.56 40803-0518  4.08372 01-JuH03  FIX
QA3 17,555,655.55 4.2508/03-05/18  4.08372 01uHO3  FiX
oM 35,111,111.14 450803-0518 408372 01-Juk03  FIX
QA5 35,111,111.11 4750803-0518 408372 01-Jw03  FIX
QAs 35,111,111.11 50803-0518 408372 01-Jul03  FIX

SUBORD / 5,000,000.00 4.5 08403 - 05/18 7.1064 01-Jul-03 FIX

Pay FA1, SA1, FAZ, SA2, 11, 02.‘: Q3, Q4, Q5, Q6 pro rata to zero.




